Exhibit E

Schedule of Assets Held by the Funds
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BASIS: A

QSIIE.
0%? '%ETAS

COMPUTAT
SEPTEHBEI ‘T, 2002 TﬂWSEPTEnBEl ]

.o ASSETS ;
AVERAGE COST OF SECURITIES.........
AVERAGE COST OF SHORT TERM INV.
CASH BALANCE .. ...cc0verosesess

JOTAL. CASH' & CASH EQUIVALEI .
RECEIVABLE FOR INVESTMENTS SOLD.
ECEIVAILE an rgg:xsl EXCHANGES (FX).

' 2,141,633,359.85

1 218.660.133.68
. 09

60
33
REC eeeirievesais 1.682.429.57

INTEREST RECEIVABLE. ... . P00 .949.948.
TAX REFUNDS RECEIVABLEIZI111100. .203.
-OTHER RECEIVABLES. ... [l10111100010 _ .00
OTHER ASSETS..... .. el - : :

TOTAL ASSETS: : R o 2.466,463,102.59

LIABILITIES s e

PAYABLE FOR FOREIGN CURRENCY PURCHASED............ 9.885,331.61
PAYABLE FOR INVESTMENTS PURCHASED...... 0 1.l 430.386,962.18 -
ACCRUED EXPENS » - 00
TAXES WITHWELD LiABILiTV ‘00
OTHER LIABILITIES.......01llI1001000000 SOODIISEONN - 1.891.975.00
OTHER PAYABLES.......ccuutiiieiiiinnocincnrooreionscsnarennsonasacns 428.831.44

TOTAL LIABILITIES: 452.593,000.23

WET ASSETS - EXCLUDING MARKET: 2.013.870.102.36

UNREAL IZED APPRECIATIOHIDEPHECIATION -
ON INVESTMENTS.......cccovvnenencnncnns 189,768, %}7 5;—

ON INCOME RECEIVABLES.................. 5 .238.98

L
ON llv STMENT RECEIVABLES.............. 155.960.03
ON INVESTMENT PAYABLES (AS ASSET)...... . 349,949.84-
ON INV ;fNEIT PAYABLES (AS LIABILITY).. .00
ON FX RE llES ...................... 48.56-
ON FX \!ADLES CAS ASSET).. 1,419.83-
ON FX PAYABLES (AS LIABILiT .00
ON FORMARD CONTRACTS ... ... .. iurrccecnccarncoscscnonessnreronsnonen 168,692.45
TOTAL UNREALIZED SEC & CUR APPR/DEPR........covreremireecennncnenns. 189,734.198.68-

R TOTAL NET ASSETS AT MARKET: 1.824,135.903.68
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: SEPTEMBER 1
INCOME — CURRENT PERIOD
DIVIDEND INCOME............... e

INTEREST INCOME.........ccoocennnnnnvens
AHONT!ZATIOIIACCRETION INCOME

CURRENCY 6|
CURRENCY BNIL

OTHER INC

AVE CURRENCY GN/LS-MBS PAYDOMNS..... eeee
TOTAL INCOME:
- EXPENSES ~ CURRENT PERIOD

OTHER EXPENSES
FOREIGN INCOME TAXES . .. ll. tesereences

TOTAL EXPENSES:

NET INCOME — CURRENT PERIOD:

13 RETIREHE:T BOARD —COHPOSITE
COMPUTATION OF NET A

SSET
1, 2002 To seprsnszl 3. 2002

MONTH-TO-DATE - ;.

1.903,928,34
2.764.982.58

5.163.644.90

HONTH—TO—DATE
1.1 52 73

52.109.60
1,249,572.33

3.914.072.57

2 YEAR-TO-DATE

20,207.083.83
33.806.525.75 .

.oo .
58.150.38
35.854.79-

764.877.16—
879.219.43

342.806.94 -
11119093~

-0

434.322.78
327,522.29

862.501.45
10,898.73

56.088.818.28
YEAR-TO-DATE
8.331,845.53
658.65
573,585.14
8.906,089.32

47,182,728.96

PAGE:. 3 - .-
AS OF DATE: 30SEPO2.
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BASIS: A
SEPTEMBER- 1
CAPITAL

PRIOR YEARS NAV AT COST....
NET_INCOM|

TOTAL CAPITAL:

UNREALIZED APPRECIATION/DEPRECIATION....
NET CAPITAL AT MARKET:

|RUN DATE : 100CT02

MONTH-TO-DATE

.00
3.914,072.57
3.433,808.82

24,531.00-

.00
14,000,000.00
14.000.000.00-
21,604.816.85
21,604,816. 88—

.00
2,878,199.64-
221,289 ,96—
3,099,489, 63—
-00

4,223,860.79

108,137.153.30~
103,913,292.51~

DC RETIREMENT BOARD: -COHPDSITE

HPUTATIOI OF NET ASSET VALUE
, 2002 TO SEPTEMBER 30

30, 2002

YEAR-TO-DATE

1,875.621,639.07
182.728.

47,
119,072, 658 73

4.921,580.48—

2.013,870,102.36

189.734,198.68-
1,824,135,903.68

G S XA
: 30SEPO2

‘AS' OF DATE

STATE STREET.
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- US : “COMPOSITE. “. .. . AS OF DATE: 30SEPO2
BASIS: A us!Tl AL BALANCE * = . iy,
L szrrsnh:u 1 2007 TO SEPTEMBER 30, 200Z
i " STARTING BAL © . _ DEBITS CREDITS ENDING BAL

477 588. 729.78

376 054 294.26: -
1,030, 686 611.16

TOTAL: As &~éisﬁ E uxiAL'nrs.....s
RECEIVABLE: rgiv INVESTHENTS: Soto YO
n:c:xxavk,n 2§xrox:xeu EXCHANGES "(FX

INTEREST
IAXREFUNDS RECEIVABLE 468 976 .12
L RECEIVABLES. ... o
N Toral. ASSE s: 3 ' 2.579,166.494.10  2.781,126,620.47  2.893.830.011.99  2.466.453,102.59 -
vl . LIABILITIES . S : e
PAYABLE. FOR FOREIGN CURRENCY PURCHASED.. 20.977.760.34 32,649,232.69 21,556,803.96 9.985,331.61
PAYABLE FOR INVESTHENTS PURCHASED. ... . 546.422.824.91 983.494.292.14 877.458.429.41 440,386, 96218
ACCRUED EXPENSES. ... 00 100 200 -00
AXES WITHHELD LIABILITY .00 .00 . .00 00
OTHER LIABILITIES 1.963.975700 J00 27,900.00 1,891,875.00
OTHER PAYABLES... 255,692.29 .00 173.139.15 } 428,931.44
TOTAL LIABILITIES: 569.520,252.54  1,016,143.524.83 899.216,272.52 452,593,000.23
NET ASSETS - EXCLUDING MARKET: 2.009,646,241.57  3.797.270.145.30  3.793,046.284.51  2,013.870,102.36
UNREALIZED APPRECIATION/DEPRECIATION —
ON ‘INVESTHENTS 81.708.311.10- 24.954.481.52- 83.105,424.82 189,768.217.53-
ON FORE 7.079.36- 061.98 9.663.00- 7.645.62
OR INCOM 4877700 3.03.57 667.59 53,238.98
ON INVES 4.302.62- 171.405.91 11.143.26 155,960.03
oM INV 4092483~ 12651063 321.676.64 349,949 84—
ON INV J00 “00 200
ON EX RECEIVABLES. 927068 329752 44960~ 14856~
ON FX PAYABLES (AS ASSET). o . 39698 1.420.97 3.237.78 1.419.83-
S ON £X PAYABLES (A3 LIABILITY).: : “00 :
\: ON_FORWARD CONTRACTS......... .. . .. . 12922632 135,682 91— 185.149.04- 16869245
] ) TOTAL UNREALIZED SEC & CUR APPR/DEPR. 81.597,045.38— 24.890,264.85— 83,246,.888.45 189,.734,198.68—
TOTAL NET ASSETS AT MARKET: 1.928,049,196.19 3,772.379,880.45 3.876.293,.172.96 1.824,135,903.68

STATE STREEL.




eric - - DC RETIREMENT BOARD»—CDHPOSITE PAGE: 3 ..
usd : COMPOSIT AS OF DATE: SDSEPQ2

BASIS: A RKING TRIAL B, A CE
SEPTEHBER 1 2002 TO SEPTEHBER 30, 2002
STARTING BAL DEBITS CREDITS ENDING BAL .
INCOME — CURRENT PERIOD . .

DIVIDEND UWOHE 18,303.155.49 - .00 .903,928.34 20,207,083.83
INTEREST 1INCO 31,041,543.17 218,889.85 2 983,872. 43 33,806,525.75
AHORT IATIDNIACCRETION INCOME , 00 .00 .00
CURRENCY €N/LS ON DIVIDENDS RECEIY . 55,805,484 - - 1,449.27 3.794.21 58,150.38
CURRENCY BNILS ON INTEREST RECEIVED..... 00 .00 .00 .00
CURRENCY GN/LS ON TAX REFUNDS RECEIVED.. 25,752.48 - ) 16.17 10.118.48 35,854.79

CURRENCY G6N/LS OM SECURITY SETTLEMENTS.. 1798,768.69~ . .. 124.012.36 157.903.89 764,877.16~

CURRENCY GN/LS ON FX COITRACT STL NTS... 659.886.13 - . - 196.260.07 .593.37 879,219,
AVERAGE GN/LS ON conneuc ISPOSAL...... 339,400.78.. - 18,567.40 .973. 342,806.9

CURRENCY GN/LS ON SPOT FX SETTLEHE“TS... .434. 52,473.01 22,716.2 111,190, 93-
CURRENCY GN/LS ON FORWARD FX STLMNTS.... ;.00 o .00 . .00
OTHER INCOME......... cevenves B 237.620.71 - .- .00 196,702.07 434,322.78
REFU NCOME.......... . .00 .00 . 00
SECURITIES LITIGATION INCOM| 318,395.86 277.57 9.404.00 327,522.29
STOCK LOAN INCOME........... 828,855.52 18,119.15 51,765.08 862,501.45
AV8 SECURITY GN/LS-HBS PAYDOWNS . . 5,039.36~ 11,103.01 27.041.10 10,898.73
AVE CURRENCY 6N/LS-MBS PAYDOMWNS......... .00 .00 .00 .00
TOTAL INCOME: 50,925.173.38 641,167.86 5.804,812.76 56,088,818.28

EXPENSES — CURRENT PERIOD
EXPENSES. .. .....0000oesvaeeacsannccennns 7.134,382.80 1,197,462.73 .00 8,331,845.53
TREASURY ADMINISTRATIVE EXPENSE 1117 00 .00 .00 .00 .00
OTHER EXPENSES .......cc.covvenveeennnen 658.65 .00 .00 658.65
FOREIGN INCOME TAXES.........ccccnvnn.n. 521.475.54 52,110.05 .45 573,585.14
TOTAL EXPENSES: 7.656,516.99 1.249.572.78 .45 8,906,089.32
NET INCOME — CURRENT PERIOD: 43,268,656.39 1,890,740.64 5.804,813.21 47,182.728.96
e ————————— X,
"671C S “ DC RETIREMENT BOARD -CDHPOSITE : ’ PAGE: 4 o
E AS OF DATE: 30SEPO2

usp
BASIS: A ING TRIAL BALANC

HWORK NCE
SEPTEMBER 1, 2002 TO SEPTEMBER 30, 2002
STARTING BAL DEBITS

CREDITS ENDING BAL

CAPITAL

PRIOR YEARS NAV AT COST........cc.co.... 1, Bzg 621, ng .07 1. st 521 639.07

.00 .00
1,890,740.64 5,804.813.21

TRANSFERS OUT............c.0- .

lNTERLEDGER CURRENCY TRANSFERS

INTERLEDGER CURRENCY TRANSFERS -
NET. INT TRANSFERS.

AVERAGE CURRENCY GAIN/LOS
NET AVERAGE GAIN/LOSS...........

ET GAIN/LOS
AVERAGE SECUIITY GAINILOSS OPTIONS......
TOTAL CAPITAL:

UNREALIZED APPRECIATION/DEPRECIATION....
NET CAPITAL AT MARKET:

RUN DATE : 100CT02

OTHER CAPITAL..........eoiiulvetionnnnnn )

138,826, 093 35~
313.650.566.04
313 650.566. ga—

7 379.691.00-

.

2,009,646,241.57

81,597.045.38-

1,928,049,196.19

14,000,000. Og
21,604.816.85

. 21.604,816.85
00

8.297.678.64
417.500.7
8.715.179.36
.00
.00
47.046.580.18
83,246,888.45
130.293,468.63

21.604.816.83
21.604.816.85
.00
5.419.479.00
196.210.76
5.615.689.76
00

.00

51,270.440.97

24,890.264.85~
26,380.176.12

NET_INCOME — CURRENT YEAR . 2,728.96

COIT BUTIONS ............ . 115.638.849. 91 3.433,808.82 119, 072 658.73
BENEFIT PAYMENTS.................0. . 4,897,043, 48— _ 24.531.00 .00 4,921,580, 43—

RETURN OF BEHEFIT PAYHENTS...... - .00 .00

TRANSFER l ................ eeeeed / 138,826, 093. 35 811,312.33 14,811,312.33 152,826, 093 35

152,826.093.35-

335.255,382.89
335, 255, 302 83-
7.379.691.00~
8.484,817.77-
7.296,560.31~
15,781, 370 08—

71.003.88

4, 721 28

2,013,870,102.36

189,734.198.68-
1,824,135,903.68

§ . STATE STREET.
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E?I?KITS:;IIIEHEII

e e DE RETIREHEHT”SDMID

= PABE: 2
AS-OF DATE: 30SEPDZ
ACCOUNT POSITID

ASSET 1D ASSET DESCRIPTION .. RATE. MATURITY DATE MKXT PRICE

UNITS, CLOCAL . UNIT COST - . TOTAL COST" CUNIT PRICE . .MARKET VALUE. % CURR  UNREAL GM/LS
RIGINAL FACE. : BASE-:i "UNITICOST . . ' TOTAL COST =~ . "UNKE PRICE - . ©'MARKET VALUE" X FUND . .. UNREAL 6M/LS

CASH

L aaad
Us_DOLLAR - : ST EXCHANGE RATE  _  1.000000

BASE CURRENCY = . - " BASE ‘CURRENCY

8T10. 1.366.27 " 1.000000 R % L 1.000000 1.366.27  0.00 0.00
8173 32.806.98 1.000000 . 2,806.98 ~ "1.000000 32 -806.98 0.00 0.00
‘8176 -16.232.60 " 1.000000 35232780 " 1000000 -16.232.60  ©0.00 0.00
' 17.940.65 Lo 17,940.65 o 17,940.65  0.00 0.00
17,940,865 17,9406 . 17,940.65 0,00 900
- 0.00 0.00

17,940.65 17.940.65 17.940.65
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T PAGE: 3
Usd — COMPOSITE — AS-0 :
ACCOUNT PGSITION APPRAISAL F DATE: 30SEP02
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE - MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST . UNIT PRICE MARKET VALUE X CURR UNREAL GN/L
ORIGINAL FACE  BASE UNET COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL oN/Ls
CASH
R anad
AUSTRALIAN_DOLLAR EXCHANGE RATE 1.840455
CASH EQUIVALENT CASH EQUIVALENT
6744 715.16 1.000000 715.16 1.000000 715.186 0.00 .00
0.551877 394.68 0.543344 388.58 0.00 -6.10
67174 9.82 1. 9.82 1.000000 9.82 0.00 0.00
0.548880 : 0.543344 5.34 0.00 -0.05
724.98 724.98 ~ 724.98 0.00 0.00
 400.07 393.92 0.00 -6.15
724.98 724.98 724.98 0.00 0.00
eves 400,97 393,92 0.00 S6:.13
724.98 724.98 724.98 0.00 0.00
400.07 393,92 0.00 -6.15
CANADIAN DOLLAR ' EXCHANGE RATE 1.586227
CASH EQUIVALENT CASH EQUIVALENT
6T44 0.59 1.000000 0.59 1.000000 0.59 0.00 0.00
0.661017 0.39 0.630427 0.37 0.00 -0.02
0.59 0.59 0.59 0.00 0.00
0.39 0.37 0.00 -0.02
0.59 0.59 0.59 0.00
- 0.39 0.37 70,02
0.59 0.59 0.00
0.39 -0.02
&TiC oé‘iETTEEﬁEi?‘EBiiB'=§EEBos115 PAGE: 4
Usd COMPOSITE — AS-OF DATE: 30SEPOZ
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MXT PRICE
UNITS  LOCAL = UNIT COST " TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL 6N/LS
ORIGINAL FACE  BASE .. UNIT COST - TOTAL €OST ~ ~  UNIT PRICE MARKET VALUE = X FUND. " UNREAL GN/LS
SWISS_FRANC EXCHANGE RATE 1.473229
CASH EQUIVALENT . CASH EQUIVALENT
6T44 125.439.48 1.000000 125.439.48 1.000000 125.439.48 0.26 0.00
0.670070 8405329 0678781 85714595 0.00 1,092.66
6774 38,228.00 1000000 38.228.00 1.000000 38.228.00 0.08 .
» v 0.671257 25.660.82 0.678781 25.948.44 0.00 287.62
163,667.48 163,667.48 163.667.48 0.34. 0.00
109.714.11 111,094.39 0.01 1.380.28
163.667.48 163.667.48 163,667.48 0.34 0.
reeenannan 10971411 111,094.39 0,01 1,380.28
163.667.48 163.667.48 163.667.48 0.34 0.00
109.714.11 111.094.39 0.01 1.380.28
EURO_CURRENCY EXCHANGE RATE 1.011891
»> INTERNATIONAL
E2 222222222223
CASH EQUIVALENT CASH EQUIVALENT
6744 207.349.42 1.000000 207.349.42 1.000000 207.349.42 0.21 .00
0.978630 202,918,356 0.988249 204.912.80 0.01 1.994.45
6173 160.183.42 1.000000 160.183.42 1.000000 160,183; 0,16 .
0.976053 156.347.58 0.988249 158.301.06 0.01 1.953.48
6174 315,575.47 1.000000 315.575.47 1.000000 315.575.47 0.31 0.00
0.986225 311.228.50 0.988249 311.867.06 0,01 638.56
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6T1C

~DE RET!REHEIT BOARD: -CDHPOSITE

usp POSIT! AS-OF DATEPA§%§ o3
o ACCOUNT POSITION APPRAISAL : 30SEPO2
ASSET 1D ASSET DESCRIPTION _RATE . MATURITY DATE MKT PRICE .
e UNITS - LOCAL  UNIT COST TOTAL €OST " UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
| ORIGINAL FACE, _ BASE .i UNIT COST TOTAL COST . - .. UNIT PRICE * MARKET YALUE X FUND UNREAL GN/LS
683,108.31 683,108.31 683.108.31  0.69 0.00
o 670.494.43 675.080.52 03 4,588 49
583.108.31 §83,108.31 583,108.31  0.68 0.00
67049443 675.080.92  0.03 4.586.49
ey e han pede4 ¥ 44
0.00 0.00 0.00  0.00 0.00
cemenmanne veenasd:00. R 0,00 :
683,108.31 683,108.31 683.108.31  0.68 0.00
» 670,494, 43 675.080.92  0.03 4.586.49
POUND_STERLING EXCHANGE RATE 0.635890
CASH EQUIVALENT CASH EQUIVALENT =~
8Ta4 54,808.30 1000000 54,808.30 1.000000 54,808.30  0.12 0.
1.551346 85.026.62 1.572599 8519128 000 1.164.86
6173 18.24 1. 18 1 8.24  D.0p 0.0
\ : 1.573465 28.70 1.572599 058 008 102
8T74 -4.176.15 1.000000 -4.176.15 1.00000 -4.17615  -0.01 100
; 1,555536 ~6.496.15 1.572599 6.567.41  0.00 -711.26
50, 650.39 50, 650.39 50.650.39  0.11 0
78.559.17 7965275  0.00 1.093.58
50, 650,39 50,650.39 50.650.39 0.1 0.00
ereamene’ 78.559.17 79.652,75 0,00 " 1,093.;58
50,650.39 50,650.39 50.650.39  0.11 0.00
78.559.17 79.652.75  0.00 1.003.58
HONG_KONG_DOLLAR EXCHANGE RATE 7.799568
STATE STREET.
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DC-RETIREMENT BOARD —~COMPOSITE -

ACCOUNT POSITION APPRAISAL

PAGE: 6
AS—OF DATE: 30SEPD2

ASSET 1D ASSET DESCRIPTION . RATE ° MATURITY DATE MKT PRICE
" UNITS  LOCAL  “UNIT €OST : TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE .. UNIT COST ZITOTAL €osT UNIT PRICE MARKET YALUE X FUND UNREAL 6H/LS
CASH EQUIVALENT CASH EQUIVALENT
6T44 133,087.86 1.000000 133.087.86 1.000000 133.087.86 0.30 0.00
e 0.128213 17.063.61 0.128212 17,063 49 0.00 -0.12
133,097.86 133,087.86 1132.007.88 0.30 0.00
17.063.61 717,063 49 0.00 ~0.12
133,087.86 133,087.86 133.087.86 0.30 0.00
craersenen L17.063;61 17,063, 49 0.00 70:12
133,087.86 133,007.86 133,087.86 0.30 0.00
17.063.61 17,063,248 0.00 -0.12
INDONESIAN_RUPIAH EXCHANGE RATE  8993.997202
CASH EQUIVALENT CASH EQUIVALENT
6T44 132.15 1.000000 132.15 1.000000 132.15  100.00 0.00
0.000000 0.00 0.000111 0 0. 0.01
132.15 132.15 132.15  100.00 0.00
.00 0l01 0.00 0.01
132.15 132.15 132.15  100.00 0.00
: 0. ;00 0.0
132.15 132.15 132.15 100.00 0.00
0.00 0.01 0.00 0.01
JAPANESE YEN EXCHANGE RATE 121.740048
CASH EQUIVALENT CASH EQUIVALENT
6744 8.411.393.00 1.000000 8.411,393.00 1.000000 8.411.393. 6 1 0.
0008144 68.499.45 0.008214 69.093. 59361
Lt T8l +
0. -0. : -0. 2 0
6774 3,695,623.00 1.600000 3.695,623.00 1.000000 3.695.623.@% 3 §;I7XI]35;112]nggg
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DC RETIREWENT BOARD —COMFOSITE

PAGE : 7
usp -_— AS—OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
i UNITS UNIT COST TOTAL COST UNIT PRICE MARKET YALUE % CURR UNREAL 6N/LS
ORIGINAL FACE UNIT COST TOTAL COST UNIT PRICE “MARKET YALUE X FUND UNREAL 6N/LS
12.107,.014.00 12,107,014.00 12,107.014.00 0.23 - 0.00
98,857.36 99,449.71 0.00 592,35
12.107.014.00 12,107,014.00 12.107.014.00 0.23 0.00
creeeanennnen ....38.837.36 .. 39:449.70 0.00 592,35
12.107.014.00 12,107.014.00 12,107.014.00 0.23 0.00
98.857.36 N 99,449.71 0.00 592,35
MEXICAN PESO EXCHANGE RATE 10.229493
CASH EQUIVALENT CASH EQUIVALENT
6T44 711.53 1.000000 711.53 1.000000 711.53 100.00 0.00
0.097860 69.63 0.097757 69.5 0.00 -0.07
711.53 711.53 711.53 100.00 0.00
69.63 ) 7 69.56 0.00 -0.07
711.53 711.53 711.53 100.00 0.00
susane 69,63 L89.3%6 _ 0.00 70,07
711.53 711.53 711.53 100.00 0.00
69.63 69.56 0.00 -0.07
NEW ZEALAND DOLLAR EXCHANGE RATE 2.132201
CASH EQUIVALENT CASH EQUIVALENT
6T44 0.07 1.000000 0.07 1.000000 0.00
0.428571 0.03 0.468999 0.00
0.07 0.07 0.00
0.03 0.00
0.07 0.07 0.00
- 9,03 199
0.07 0.07 STATE STREET,

T ——

GT1C BC RETIRENENT BOARD_-~COWPOSITE PAGE: 8
usd — — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS UNIT COST TOTAL €0ST UNIT. PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS
SWEDISH_KRONA EXCHANGE RATE 9.272479
CASH EQUIVALENT CASH EQUIVALENT
6774 287.20 1.000000 287.20 1.000000 287.20  0.00 0.00
0.106790 30.67 0107846 30.97  ©0.00 0.30
287.20 287.20 287.20  0.00 0.00
30.6 30.97 0.00 0.30
287.20 287.20 287.20  0.00 0.00
rrenes L3081 .30.91 9:00 0.3
287.20 287.20 287.20  0.00 0.00
30.67 3097 0.00 0.30
SINGAPORE DOLLAR EXCHANGE RATE 1.777248
CASH EQUIVALENT CASH EQUIVALENT
6744 0.49 1.000000 0.49 1.000000 0.49  0.00 0.00
0.571429 0.28 0.562668 0.28 0.00 0.00
0.49 0.49 0.49  0.00 0.00
0.28 0.28  0.00 9.00
0.49 0.49 0.49  ©0.00 0.00
. 928 028 0,00 0,90
0.49 0.49 0.49 0.00 0.00
0.28 028 000 0.00
THAILAND BAHT I6E RATE 43.260015

STATE STREETL

Pty
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SIIC
Usp

e RETIREHEHT BOARD —CDHPDSITE
== COMPOS:

ACCOUNT PGSITIOH APPRAXSAL

ASSET 1D

ASSET DESCRIPTION CRATE. .. MATURITY. DATE MKT PRICE
y UN1TS: - LOCAL UNIT COST : fo?hl COST UNIT PRICE
ORIGINAL FACE  BASE UNIT. cosr FZTOTAL COST UNIT PRICE ; 2353‘ L 3535:{ 235&2
CASH EQUIVALENT CASH EQUIVALENT. . - _ . .
§T44 377.74 1.000000 377.74 1.000000 ‘377.74 100.00 0.00
0.025838 . 9.76 0.023116 8.73 0.00 -1.03
377.74 SR 377.74 a : 397747 100.00 \
o 9,76 8.73 0.00 _2,82
377.74 377.74. . 377.74  100.00 0.00
eeuns 3.8 L8713 000 71:03
377.74 377.74 377.74  100.00 .
: 9.76 8.73 0.00 —g.gg
STATE STREET.

6T1C
usb

C RETIREHENE”BOARD —COHPDSITE
ACCOUNT POS1TION APPRAISAL

o PAGE: 10
AS—OF DATE: 30SEPO2

ASSET 1D

ASSET DESCRIPTION

RATE; MATURITY DATE - MKT PRICE
- N
iias 9»175 LOCAL . UNIT COST . TOTAL COST UNIT PRICE -.HARKET ALUE‘ % CURR . UMREAL 6N/LS
9R161»AL FACE = . BASE -~ UNIT COST - TOTAL COST UNIT. PRICE fMAnKEI VALUE: X FUND .. . . UNREAL 6N/LS
CASH EQUIVALENTS
P
US_DOLLAR EXCHANGE RATE 1.000000
CASH EQUIVALENT CASH EQUIVALENT
404107007 HBOS TREAS SVCS PLC 1.730 zsocroz DTC MMI ST szusnxc cusxp
773 9,000,000.00 99759722 8.978.375.0 7597 8,978,375.00 8':; 0.00
861123985 STATE STREET BANK + TRUST co 1.765 SHORT 1:nn lnvssrn:ur FUND
6T10 14.666.838.71 100.0 14,666.838.71 000 4.666.838.71 g.g; 0.00
6T24 3.031,855.20 100.000000 3,031,855.20 100.000000 3.031,855.20 8:12 0.00
6730 949.758.73 100.000000 949,758.73 100, 000000 949,758.73 8283 0.00
6744 2.871,034.88 100.000000 2.871,034.88 100.000000 2.871.034.88 gfig 6.00
6749 1.328.527.00 100.000000 1.328.527.00 100.000000 1.328.527.00 gigg 0.00
6754 91.619,349.72 100.000000 91.619,349.72 100.000000 91.619.349.72 :Zgg 0.00
6771 1.679.399.53 100.000000 1,679,399.53 100.000000 1.679.399.53 glgg 0.00
6772 585.802.17 100. 600000 585,802.17 100.000000 585,802.17 8:83 0.00
6T73 56.540.141.73 100.000000 56.540,141.73 100.000000 56.540.141.73 gigg 0.00
6174 657.763.06 100.000000 657.763.06 100.000000 657.763.06 8:83 0.00
&T76 1,886.167.12 100. 000000 1.886,167.12 100.000000 1.886.167.12 8:33 0.00
175.816.637.85 1767316 637 85 a 26 6.00




611C DC REJIREMENT BOARD.—COMPOSITE PAGE: 11
usb . — COMPOSITE — AS—OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
: UNITS  LOCAL  UNIT €OST TOTAL COST UNIT PRICE * MARKET VALUE. % CURR UNREAL 6N/LS
ORIGINAL FACE  BASE UNIT €OST TOTAL COST _ UNIT PRICE  MARKET VALUE -~ % FUND __UNREAL GN/LS
861124936 STATE STREET BANK + TRUST CO 1,765 STATE STREET STIF TEACHERS .
6701 8.829,181.03 100.000000 8.829.181.03 100. 000000 8.829.181.03 8‘:1 0.00
8611249K3 STATE STREET BANK + TRUST €O 1.765 STATE ST STIF POLICE + FIRE
8701 13,836.983.02 100.000000 13.836,983.02 100.000000 13.836,983.02 9.73 0.00
912795LK5 UNITED STATES TREAS BILLS .010  14NOV02
6173 2.750.000.00 99.593028 2.738,808.26 99.805000 2.744.637.50 9.14 5,829.24
8173 500.000.00 99.610612 498,053.06 99.805000 499.025.00 gigg 971.94
31250.000 00 31236.861.32 37343l662.80 017 6.801.18
912795LM1 UNITED STATES TREAS BILLS 010 29NOV02
6773 750.000.00 99376667 745,325.00 99.750000 748,125.00 9.04 2,800.00
6773 750,000.00 99.376667 745,325.00 99.750000 748.,125.00 gigg 2.800.00
6773 250,000.00 99.498472 248,746.18 99.750000 249,375.00 8:8§ 628.82
6773 500,000.00 99.434542 497.172.71 99.750000 498,750.00 8:32 1,577.29
8773 250,000.00 99.518180 248,795.45 99.750000 249,375.00 gig% 579.55
6173 750,000.00 99.529180 746,468.85 99.750000 748.125.00 gigg 1,656.15
6773 750,000, 00 99.611805 747.088.54 99,750000 748,125.00 gig; 1.036.46
6773 250.,000.00 99.619860 249,049.65 99.750000 249,375.00 gig§ 325.35
6773 1.250.000.00 99.637778 1.245,472.22 99.750000 1.246,875.00 8:8§ 1.402.78
6173 250,000.00 99.634444 249,086.11 99.750000 249.375.00 gig% 288.89
6773 750,000.00 99,703153 747.773.65 99.750000 748,125.00 oigg 351.35
+
6773 250,000.00 99.716444 249,291.11 99.750000 249,375.0 01 83.89
6773 250,000.00 99744332 249.360.83 99.750000 249,375.0 01
EIEIESEEIRER: ss2tzsize g2zl SmTESIBm
. ;
%
BT1C DC RETIREMENT, BOARD —COMPOSITE : PAGE: 12
uUsd — 0 -~ AS~OF DATE: 30SEPOZ
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL ~ UNIT COST TOTAL COST UNIT. PRICE " MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL GN/LS
217.732.801.90 217.666,993.52 217.687.339.40  11.47 20,345.88
217,732.801.90 217.666,993.52 217.687.339.40  11.47 20,345.88
217.732.801.90 217.666.993.52 217.687.339.40  11.47 20,345.88
o
afni\r‘
At STATE STREET.




671C

“DC RETIREMENT Bﬁﬁkg’;COHPOSXTE’

Usd COMP Aé—ér bATEPAg§§E913
" ACCOUNT POSITION APPRAISAL : 0z
ASSET 1D ASSET DESCRIPTION RATE .  MATURITY DATE - MXT PRICE
UNITS  LOCAL .  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE. X CURR. UNREAL 6N/LS
ORIGINAL FACE  BASE .~ UNIT COST . TOTAL COST UNIT PRICE MARKET VALUE . X FUND UNREAL GN/LS
EQUITIES
FH
AUSTRALIAN DOLLAR EXCHANGE RATE 1.840455
CONSUMER DISCRETIONARY MEDIA
| 688692003 NENS CORPORATION
246,681,000 0.010383 2.469,371.20 8.790000 2.168,325.99  12.06 - ~301,045.21
: R 1.596.662.00 - 4.775993 1 178. us 70 0.05 -A18.51s 3
6174 33.905.000 22.011481 746.299.26 8.790000 4.95 1.66 -448.2
12.526011 224.694.39 4.775993 Etin 930 04 0.01 e 191
280.586.000 3,215.670.46 2. 466.350.04 1372 2749.319352
2.071.356.39 -340,076.74 0.06 -681,279.65
290,586.000 3.215.670.46 .466.350.94  13.72 ~749.319.52
2.021.356.39 340.076.74. 0.06 -681.279.65
280,586.000 3,215,670, 46 2,466,350.94  13.72 ~749,319.52
2.021.356.39 134007674 0.06 -681.279.65
CONSUMER STAPLES BEVERAGES
634926901 FOSTERS GROUP NPY
528,667.000 4.805804 2.540.670.05 4.610000 2.437.154.87  13.55 -103,515.18
- 2468214 1.304.863.35 - 2.504815 324 213,24 0.06 19.343.89
8774 105.273.000 4.118953 433.614.49 4.610000 5.308.53 2.70 51.694.04
2.373038 249.911.57 2.504815 283.585.43 0.01 13]777 88
633,940.000 2.974,284.54 2,922.463.40  16.25 <51.821.14
1.554.774.92 1.587.902.67 0.07 33,127.75
633,940,000 2.974,284.54 2.922,463.40  16.25 -51,821.14
1.554.774.92 1.587.902 Q. 07 33.127.75
STATE STREET.
8T1C ¢ RETIREHENT BOARD =COMPOSITE - = ' AGE: 14
Ush E == AS-OF DATE. 305EP02
Accouur POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
NITS  LOCAL  UNIT COST . TOTAL COST UNIT PRICE . MARKET VALUE X CURR UNREAL GN/LS
ORISINAL FACE  BASE UNIT CoST TOTAL COST UNIT PRICE MARKET VALUE- X FUND. .. . UNREAL GN/LS
CONSUMER STAPLES FOOD & DRUS RETAILING
599123908 WOOLWORTHS LTD NPY . o
6174 57.969.000 10.508636 609.175.14 - 12.300000 713.018.70 3.97- - 103.843.56
5.514434 319.669.12 6.683130 .387.414.36 0.02 67.745.24
57.969.000 609,175.14 713,018.70 3.97 103.843.56
319.669.12 387,414.36 0.02 67.745.24
£91.909.000 3.583,459.68 3,635.462.10  20.22 52.022.42
1.874.444.04 1.975.317.03 0.09 100.872.98
FINANCIALS BANKS
606558005 AUST + NZ BANK GRP NPY s
6174 29,600.000 13.040922 386.011.28 17.650000 522.440.00 2.91 136.428.72
7.518093 222.535.56 9590020 283.864.59 0.01 61,329.03
607614005 WESTPAC BKG CORP NPY
6744 - 270, 607.000 12064413 3.264,714.74 13.850000 3.747.906.95  20.84 483.192.21
7.100166 1.921.354.56 7525313 2.036.402.38 0.08 115.047.82
662460005 NATL AUSTRALIA BK NPY
aT44 124, 480.000 17.129364 2.132.263.20 33.480000 4.167.590.40  23.18 2.035,327.20
11.042214 1.374.534.82 18191154 2.264.434.83 0,10 889.900.01
6774 13,276.000 29.384292 390.105.86 33.480000 444.480.48 2.47 54.374.62
15.722636 208.733.72 18.191154 241.505 0.01 32.,772.04
137.756.000 2.522.369.06 461 a' 25.65 2.089.701 .82
1.583.268.54 2.505.940.5 0.12 922.672.05
437.963.000 6.173.095.08 8.882.417.83  49.40 2.709,322.75
3.727.158.66 4.826.207.56 0.22 1,099,048 .90
437.963.000 6.173.095.08 8.882.417.83  49.40 2.709,322.75
3.727.158.66 4.826.207.56 0.22 1.099.048.90

STATE STREEL.




8T1C B RETIREMENT BOARD —COHPOSITE PAGE: 15
Usd MPO: AS-OF DATE: 30SEPD2
ACCOUNT POSLTION APPRATSAL
ASSET 1D ASSET DESCRIPTION 3" RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL = UNIT €COST . -  TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE ~ BASE UNIT COST _ °° " TOTAL COST _ UNIT PRICE __ MARKET VALUE X FUND UNREAL 6N/LS
INDUSTRIALS COMMERCIAL SERVICES & SUPPLIES
612000000 BRAMBLES INDS LTD NPY
GT44 297.378.000 10.281051 3.057,358.25 6.450000 1,918,088.10  10.67 -1,139,270.15
6.380602 1.897.450.67 3.504568 1,042.181.47 0.05 2855.269.20
6174 18,500.000 9969704 184.439.53 5.450000 119.325.00 0.66 -65.114.53
5.436911 100,582.86 3.504568 64.834.51 0.00 -35,748.35
315,878.000 é'iii:iéiiié 2,037.413.10  11.33 Zil204.384 68
1.998.033 53 1,107,015.98 0.05 ~891,017.55
315,878.000 3.2 7.78 2,037.413.10  11.33 -1,204.384.68
3.598:035:83 1,107.015.98 0.05 2891,017.55
315,878.000 3,241,797.78 2.037.413.10  11.33 ~1.204.304.68
v 1.998,033153 1.107,015.98 0.05 ~891
MATERIALS METALS & MINING
614469005 BHP BILLITON LTD NPY
6774 69.423. 8.867573 615.613.52 9.050000 628.278.15 3.49 12.664.63
5.031133 349.276.32 4917262 341.371.10 0.02 ~7.905:2
695498006 WHC LTD NPY
6774 46, 490.000 7.623024 354,394.37 7.090000 329.614.10 1.83 -24,780.27
4.118752 191.480.76 3.852308 179,093.81 0.01 ~12,386.95
115, 913.000 970,007.89 957,892, 25 5.33 -12,115.64
540.757.08 520,464.91 0.02 -20,292.17
115,913.000 970,007.89 957,892.25 5.33 -12,115.64
cerrresnasans ... 240.757.08 ..320,864,91 0,02 2029217
1.842,249.000 17.184.030.89 17,979.556.22  100.00 795,525.33
-161.749.70 9.769,082.22 0.45 ~392.,667.48
CANADIAN DOLLAR GE_RATE 1.506227
GT1C DC nzr:nzﬁii?‘iﬁiii'ltdnpossz PAGE: 16
usD OMPOS AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST URIT PRICE MARKET VALUE ~ X FUND UNREAL 6N/LS
CONSUMER DISCRETIONARY MEDIA
884903105 THOMSON CORP COH
6774 25,800.000 54.009533 1.393,445.96 39.449466 1.017.796.22  36.34 -375.649.74
36.223462 934.565.32 24.870000 641,646.01 0.03 -292,919.31
25.800.000 1.393,445.96 1,017.796.22  36.34 -375,649.74
934,565.32 641.645.01 0.03 -292,919.31
25,800.000 1.393,445.96 1.017,796.22  36.34 -375,649.74
934,565.32 641.646.01 0.03 -292.919.31
ENERGY OIL & GAS
867229957 SUNCOR ENEREY INC COM_NPY
6774 10.800.000 25.853761 279.220.62 27.310000 294,948.00  10.53 15.727.38
16.471532 177.892.55 17.216956 185943.12 0.01 8.050.57
10.800.000 279.220.62 294.948.00  10.53 15,727.38
177.892.55 185,943.12 0.01 8.050.57
10.800.000 279.220.62 294.948.00  10.53 15,727.38
177.892.55 185094312 0.01 8.050.57
INDUSTRIALS AEROSPACE & DEFENSE
097751200 BOMBARDIER INC CLASS B
6774 19.600.000 23.050279 451.785.47 4.360000 85,456.00 3.05 -366.329.47
15577079 305.310.75 2.748661 53.873.75 0.00 —251,437.00
19.600.000 451,785.47 85.456.00 3.05 -366,329.47
305.310.75 53.873.75 0.00 ~251.437.00
19,600.000 451,785.47 85, 456.00 3.05 —366,329.47
305.310.75 53.873.75 0.00 -251.437.00




\

6T1C : T DC RETIREHENT BOARD —COHPOSXTE

LT DAGE:
AS-OF DATE, 305EPes

usd NP
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION oo - RATE  MATURITY DATE MKT PRICE
NITS -LOCAL . UNIT COST - - TOTAL COST UNIT PRICE MARKET VALUE X CURR
_oRIGINALFACE  BASET  UNIT cosT T TOTAL &8 UNIT PRICE WARKET VALUE % FUND . UNREAL S/LS
INFORMATION TECHNOLOGY sznxcoubucTon EQUIPNENT & PROD
989139951 ZARLINK SEMICONDUCTOR oie con T
6T74 14,000.000 36. 060000 504,840.00 3.390000 47.460.00 1.69 —457.380.00
24.497283 342,961.96 2.1371147 29.920.06 0.00 -313.041.90
14,000.000 504.840.00 47.460.00 1.69 —4%7,380
342.961.96 29.920.06 0.00 o -325:82?:88
- - 2 222 313,04
14.000.000 504.840.00 47.460.00 1.69 -
‘ - 342]961.96 29,920.06 0.00 -3?5:322:88
MATERIALS METALS & MINING ° '
013716956 ALCAN INC COM L
6774 3.800.000 48.710000 185,098.00 39.250000 149,150.00 5.33 - ~35,948.00
33091032 125.745.92 24.744252 94.028.16 0.00 -31.717.76
3.800.000 17 -7.185,098.00 149,150.00 5.33 - .
125.745.92 94.028.16 0.00 313598
MATERIALS PAPER & FOREST PRODUCTS
003924958 ABITIBI CONSOLIDATED INC con :
8774 23.400.000 11.759453 275.171.21 10. 660000 249.444.00 8.91 -25,727.21
7.774130 - 181.914.86 6.720350 157.256.18 . 0.01 ~24.658.68
23,400.000 S 215.171.21 ' 249.444.00 8.91 -25.727.21
181,914.86 :.157.256.18 0.01 -24.658.68
27.200.000 450,269, 21 398.594.00  14.23 -61,675.21
307.660.78 251,284.34 0.01 ~56.376.44
TELECOMMUNICATION SERVICES DIVERSIFIED. TELECOMMUNICATION
811C ~"DC RETIRENENT BOARD —COMPOSITE . — o PAGE: 18
-usD — OSITE — . . AS-OF. DATE: 30SEPOZ
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION L RATE  MATURITY. DATE - MKT PRICE
UNITS - LOCAL  UNIT. COST .. TOTAL €OST UNIT PRICE . < MARKET VALUE. . % CURR UNREAL GM/LS
ORIGINAL FACE . BASE URIT COST = .i TOTAL COST ° UNIT PRICE .~ MARKET VALUE i X FUND - UNREAL GN/LS
055348950 BCE INC COM '
6774 27.500.000 24.595167 676,367.10 28.100000 772.750.00  27.59 96,382.90
15.562622 427,972.10 17.714993 487.162.30 l02 59.190.20
879714954 TELUS CORP ' NON VTG Shs J G " :
6T74 17.,000.000 10.430652 - 177.321.0 . 10.800000 133 600.00 5.56 6.278.92
- “6.590719 ... 112.042. o2 - "6.808609 -115.746.36 0.01. 3.704.14
44.500.000 853,688.18 ’ '956,350.00  34.15 102.661.82
540,014.32 602.908.66 0,03 - 62.894.34
44.500.000 853.688.18 956.350.00  34.15 102,661.82
teerreennnn ..540,014.32 ..602.908.66 . 0.03 ..l 52,894.34
141,900.000 3,943.249.44 2.800.604.22  100.00 ~1.142,645.22
2.608.405.68 1.765.575.94 0.08 1842.829.74
SHISS_FRANC EXCHANGE RATE 1.473229
CONSUMER DISCRETIONARY SPECIALTY RETAIL
715111902 RICHEHONT (CIE FIN) A_CHF1 (BR) EQUITY UNIT
6774 32,792.000 7.562794 1.559,679.13 21.850000 716.505. 20 1.47 -843.173.93
27 89540 912.845.03 14.831367 486.350.19 9.02 -426.494.84
32.792.000 1.559.679.13 716,505.20 1.47 -843.173.93
912,845.03 486.350.19 .02 -426.494.84
32.792.000 1.559,679.13 716. 563'25 1.47 T943.173.93
912.845.03 486.350.1 6.02 ~426.494.84
CONSUNER STAPLES FOOD PRODUCTS
712387901 NESTLE SA CHF1 (REGD)
6T44 40.870.000 225.383471 9.211.422.45 322.000000 13.160.140. 696 3,948.717.55
147.995478 6.048.575.17 218.567514 8.932.854. 1 2.884.279.12
6174 3.821.000 368.140505 1,.406,664.87 322.000000 1.230,362.0 52 "175 302. 87
218.765807 835.904.15 218.567514 835.146. 47> 04 1757
3476617666 i676is 687 32 1473667663 4STATE5?§REE§




6T1C DC RETIREHENT BOARDE-COHPOSITE

PAGE: 19
ush AS—OF DATE: 30SEPO2
ACCDUNT POSITION APPRAISAL
ASSET ID ASSEY DESCRIPTION RATE MATURITY DATE MKT PRICE
. UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKEY VALUE % CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET YALUE % FUND UNREAL GN/LS
44,691.000 10,618,087.32 14,390.502.00 29.48 3,772,414.68
6.884,479.32 9.768,000.76 0.45 2,.883,521.44
44,691,000 10,618,087.32 14 390 502.00 29.48 3.772.414.68
- 6,884,479.32 8.000.76 0.45 2.883,521.44
FINANCIALS BANKS
712611904 UBS A6 CHF 80 (REGD)
6T44 127,334.000 76.997278 61.300000 7.805,574.20 15.99 -1.998,797.24
50.433288 421 872 30 41.609281 5,.298.276.24 0.24 -1,123,.596.06
6T74 10,500.000 82.633333 867.650.00 61.300000 643,650.00 1.32 —224,000.00
48.230510 506.420.35 41.609281 436,.897.45 0.02 -69,522.90
1378347060 10 672,021 44 8 44922420  17.31 1212227797 24
] 6.928,292.65 5.735,173.69 0.26 -1,193,118.96
717158901 CREDIT SUISSE 6RP CHF3 (REGD)
8774 16,518.000 50.237744 829,827.05 28.900000 477.370.20 0.98 -352.456.85
31.444018 519,392.29 19.616774 324,029.87 0.01 -195,362.42
154,352.000 11,501.848.49 8.926.594.40 18.29 -2.575,254.09
7.447.684.94 6.059,203.56 0.28 -1,388,.481.38
FINANCIALS INSURANCE
718981905 SWISS RE!NSURANCE " CHFO.1
6744 79,311.000 639734 7.347,349.93 82.850000 6.570.916.35 13.46 -776.433.58
51 708396 4,.894,154.60 56.237014 4,460,213.82 0.21 -433,940.78
6T74 15,9885.000 156.672499 2,488.742.65 82.850000 1,316,072.25 2.70 ~1,172.670.40
95.805890 1,521.876.56 56.237014 893,324.97 0.04 -628,551.59
95166000 9836002 58 7 886 088 60  16.16 117049710398
6,416,031.16 5.353,538.79 0.25 -1,062.492.37
95,196.000 9.836,092.58 7.886.988.60 16.16 ~1,949.103.98
6.416, 031 16 5.353,538.79 0.25 ~1,062,492.37
249.548.000 21,337.941.07 16.813,583.40 45 -4,524,358.07
13,863.716.10 11,412,742 53 -2,450,973.75
6T1C : bc REfIREHEIT BOARD.—COMPOSITE PAGE: 20
133+ — COMPOS — AS—0OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST‘ UNIT PRICE HARKET YALUE % FUND UNREAL 6N/LS
HEALTH CARE PHARMACEUTICALS
710306903 NOYARTIS AG - CHF0.50 REGD
6T44 124,720.000 33.898761 . 58.250000 7.264,940.00 14.88 3,037.086.49
24.376090 39.538999 4,931,303.96 0.23 1.891,118.03
6T74 25.319.000 66.377610 50000 1.474,.831.75 3.02 -205,782.96
39.017844 39 538999 1.001,087.92 0.05 13,195.14
150, 039.000 8.739.771.75  17.91 2.831.303.53
5.,932,.391.88 0.27 1.904,313.17
711038901 ROCHE HOLDINGS A6
6T44 56.360.000 114.233487 99.650000 5 616,274.00 ~821,925.30
80.822182 67.640537 3.812. 220 54 -742,917.54
6774 6.000.000 159.500000 99.650000 597,900.00 . -359.100.00
93.095197 67.640537 405,843 ZZ -152.727.96
§2. 360. 000 6.214.174.00 11l181.025.30
4,218,063.86 -895,645.50
212,399.000 13,303.667.52 14,953.945.75 30.64 1.650,278.23
9,141,788.07 10,150,455.74 0.47 1.008.667.67
212,399.000 13,303.667.52 14,.953,945.75 30.64 1,650.278.23
9,141.788.07 10.150,455.74 0.47 1.008.667.67
MATERIALS CONSTRUCTION MATERIALS
711076901 HOLCIM CHFIO(BEARER)
6774 3.137.000 376.624179 1.181 0.05% 233.250000 731,705.25 1.50 -449,764.80
212.799407 667 551 74 158.325691 496,667.69 0.02 ~170,884.05
3,137.000 1,181.470.05 731.705.25 1.50 -449,764.80
667.551.74 496.667.69 0.02 ~-170.884.05
3,137.000 1,181,470.05 731.705.25 1.50 —449,764.80
667.551.74 0.02 -170.884.05

496,667.69

¥ STATE STREET.
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'*DC RETIREHEN; BOARD —COHPOSITE

ACCOUNT POSITIDN APPRAISAL

- PAGE: 21
AS—OF DATE 30SEPO2

" HATURITY DATE - MKT PRICE

ASSET 1D ASSET DESCRIPTION RATE
e UNITS . LOCAL.. _-UNIT. COST . TOTAL €OST UNIT PRICE -  MARKET VALUE- X CURR.. _ UNREA
"~ ORIGINAL FACE = BASE ... UNIT COST TOTAL COST UNIT PRICE . MARKET VALVE X FUND . uunzkt 8:5{2
TELECOMHUNICATION SERYICES DIVERSIFIED TELECOHMUNICATION
. 553397902 SNISSCOM AS . . . cnxs (REED) ..
6774 2.534.000 . 437.018650 107,405.26 .409..500000 1.037,673.00 2:13. -69,732.26
A : 264.999582 s71 50884 '277.960860 704.352.82 0.03 32.843.98
2.534.000 ’ 1.107.405.26 - T 1.037.673.00 2.13 -69.732.
671.508.84 c P 704,352.82 0.03 32, 34% zg
———— ————rn _ —————y — —n
2.534.000 1.107.405.26 .1.037.673.00 2.13 -69.732,26
ceeearaeses ... 871,308,84 ... J04.352.82 0,03 .32,843.98
545.101.000 49.108.250,35 .48.643,914.20 - 99.66 ~464.336.15
-.32.141,889.10 '330018.569.55 152 876.680.45
" EURO_ CURRENCY EXCHANGE RATE 1.011891
> GERMANY
E2 222123
CONSUMER DISCRETIONARY AUTOMOBILES
- 552902900 DAIMLERCHRYSLER AG ORD NPV(REED) s
6774 11.100.000 52.128983 578,631.71 33.900000 376,290.00 0.37 -202,341.71
46.332887 514,295.05 33.501632 371.868.12 0.02 -142.326.93
575602909 BAYERISCHE MOTOREN WERKE AG EUR1 L
6T44 110.970.000 31.534193 3.499,349.42 32.510000 7 108.285.28
1347452 3.589.596.74 32.127966 6 Z24.3%6.31
6T74 6.100.000 37.250000 227.225.00 32.510000 0 -28. 340
33.629238 25 32.127966 1 231518
117.070.000 ©3.726.574.42 7 79.371.28
3 794,.728.99 7 -33.507.97
STATE STREET.
BTIC B¢ RETIRENEHT BOARD. —conros:1£ T PAGE: 27
usd AS—OF DATE: 30SEPO2
ACCOUHT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE = MKT PRICE
NITS  LOCAL = UNIT COST TOTAL COST .. UNIT PRICE 'MARKET VALUE . X CURR. . UNREAL 6N/LS
ORIGINAL URAGE . BASE - UNIT_COST. TOTAL COST UNET PRICE MARKET YALUE . % FUND ": UNREAL GN/LS
128.170.000 4.305,206.13 - 4,182,235.70 4.14 . ~122,970.43
.. 4.309.024.04 14.133.089.14 0.19 -175.934.90
"CONSUMER DISCRETIONARY MULTILINE RETAIL
504141904 METRO A6 ORD NPY
6774 10,800,000 46.504166 502,244.99 17.880000 193,104.00 0.19 - ~309,140.99
: 39.907313 430.998.98 17.669887 190.834.78 0.01 -240.164.20
10,800,000 502,244.99 193,104.00 0.19 ~309,140.99
430,998.98 190,834.78 0.01 -240.164.20
138,970,000 4.807.451.12 1.375,339.70 4.33 -432,111.42
4740,023.02 4.323,923.92 0.20 ~416.099.10
FINANCIALS BANKS
575035902 DEUTSCHE BANK AS ORD NPY (REGD)
6T44 28,678_000 2.562608 1.794.170.47 46.050000 1.320.621.90 1.31 -473,548.57
63 296503 1.756.133.25 45.508854 1.305.102.92 0.06 -451.030.33
&T74 2.400.000 97646671 234.352.01 46.050000 1101520.00 0.11 -123.832.01
89441287 214.659.09 45.508854 221.25 0.01 -105.437.84
317678 000 2.028.522.48 iiiéiiiiiiéé .43 5
1.970,792.34 1.414.324.17 0.07 -556.468.17
31,078.000 2.028.522.48 1,431,141.90 1.42 -597.380.58
1,970,792.34 1,414,324.17 0.07 ~556.468.17
FINANCIALS INSURANCE
523148906 ALLYANZ A6 NPY(REGD)(YINKULIERT)
6T44 12.358.000 262.123077 3.239,316.99 86.650000 1.070.820.70 1.06 -2.168,.496.29
228.781639 2.827.283.49 85.631753 : 0.05 .
6774 1.800.000 270.910628 487.639.13 86. 650000 0.15
248.253567 446,856, 42 85.631753 0.01
14.158.000 3.726.956.12 22
3.274.139.01
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6T1C - DC RETIREMENT BOARD -COMPOSITE PAGE: 23
usd — COMPOSITE — AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE - X CURR UNREAL 6N/LS Pl
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE  HARKET VALUE X FUND UNREAL GN/LS Y
529412900 MUENCHENER RUCKVERS A6 NbV(REGD)
6774 1,200.000 190.706783 228,848.14 106.690000 128.028.00 0.13 ~100.820.14
186.914200 224,297.04 105.436257 126,523.51 0.01 -97,773.53
15,358.000 - 3.955,804.26 1.354.818.70 1.34 —-2,600,985.56
" 3,498,436.95 1,338,897.87 0.06 —-2,159,539.08
46.436.000 5.984,326.74 2.785,960.60 2.76 —3.198,366.14
5.469.229.29 2,753.222.04 0.13 -2.716,007.25
INDUSTRIALS INDUSTRIAL CONGLOMERATES
572797900 SIEMENS A6 NPV_(REGD) NPY (REGD)
6774 10,550.000 78.900569 832,401.00 34.000000 358,.700.00 0.36 ~473.701.00
72.202998 761,741.63 33.600457 354,.484.82 0.02 ~407,256.81
10,550.000 832.401.00 358.,700.00 0.36 -473,701.00
761,741.63 354,484.82 0.02 -407,256.81
10,.550.000 832 401 00 358,700.00 0.36 ~473,701.00
1.741.63 354,484.82 0.02 -407,256.81
INFORMATION TECHNOLOGY ELECTRONIC EQUIPMENT & INSTRUM
578599904 EPCOS ORD NPY
6774 4,800.000 109.607727 526.117.09 7.190000 34,512.00 0.03 ~491,605.09
96.962446 465.419.74 7.105508 34.106.44 0.00 —-431,313.30
4,800.000 526.117.09 34,512.00 0.03 —491,605.09
465.419.74 34,106.44 0.00 ~-431,313.30
INFORMATION TECHNOLOGY SEMICONDUCTOR EQUIPMENT & PROD
546834904 AIXTRON ORD NPV
6774 6.800.000 68.176232 463,598.38 4.720000 32.096.00 0.03 ~431.502.38
60.919478 414,252.45 4.664534 31,718.83 0.00 —382.533.62
’
6T1C bC RETIREHENT BOARD —COHPDSITE PAGE: 24
usb COMPOSITE — AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TJOTAL COST UNIT PRICE MARKET VALUE X% CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT €OST TOTAL COST UNIT PRICE MARKET YALUE X FUND UNREAL 6N/LS
588950907 INFINEON TECHNOLOGIES A6 ORD NPV
6774 12,500.000 891451 148,643.14 5.610000 70,125.00 0.07 -78.518.14
11 .659076 145,738.45 5.544075 69.300.94 0.00 -76.437.51
19,300.000 612.241.52 102.221.00 0.10 -510,020.52
559,990.90 101.019.77 0.00 -458,971.13
INFORMATION TECHNOLOGY SOFTWARE
484628904 SAP A6 NPV
6774 1,300.000 150.141992 195,184.59 46.340000 60,242.00 0.06 -134,942.59
132.797277 172,636.46 45.795446 59.534.08 0.00 -113,102.38
1,300.000 195,184.59 60.242.00 0.06 ~134,942.59
172.636.46 59,534.08 0.00 -113,102.38
25.400.000 1.333,543.20 196,975.00 0.20 ~-1,136,568.20
1.198,047.10 194,660.29 0.01 -1,003,386.81
MATERIALS CHEMICALS
50692 1907 BAYER A6 ORD NPY
6T44 111.899.000 46.789259 5,235.671.34 17.450000 1.952,637.55 1.93 -3,283,033.79
41.522584 4,646,335.62 17.244940 1,929.691.59 0.09 -2.716,644.03
111,899.000 5.235,671.34 1,952,637.55 .93 -3,283.033.79
4.646,335.62 1,929,691.59 0.09 -2.716,644.03
MATERIALS METALS & MINING
563692904 THYSSENKRUPP A6 NPV
6774 28.200.000 17.247917 486,391.25 11.200000 315.840.00 0.31 -170.551.25
15.224507 429,331.11 11.068386 312.128.48 0.01 -117.202.63
28,200.000 486,391.25 315,840.00 0.31 -170.551.25
429,331.11 312.128.48 0.01 ~117.202.63
140,099.000 5.722.062.59 2,268,477, 5 ~3,453,585.04
5.075,666.73 2,241,820. 0 ~2.833.846.65
Y STATE STREET,
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coeee oo PAGE: 25
AS—OF DATE: 30SEPO2

ASSET ID

ASSET DESCRIPTION UL

HATURITY DATE MKT PRICE

« RATE -
e UNITS . LOCAL :. UNIT. COST TOTAL COST URIT PRICE 4 MARKET YALUE . X CURR. UNREAL GN/LS
“ORIGINAL FACE T BASE ...  UNIT.COST 7. TOTAL COST "UNIF PRICE 'MARKET VALUE, ,x FUND' .. UNREAL GN/LS
UTILITIES : “ELECTRIC UTILITIES
7 454290901 E ON AS RS NPY o
6Ta4. . 122,480,000 : 48.970574 5,997,915.91 5 4%.800000 5,854,544.00 5.80 -143,371.91
52.502539 6.430.510.95 47.238289 5.785.745.70 0.27 -644.765.25
122,480.000 5,997,915.91 o 5.954.544. 5.80 ~143,371.9
6.430.510.95 5.785.745.70 0.27 14
122, 480.000 5.997,915.91 5.854.544.00 5.80 Ha.371.91
: 5,430.510.95 5.785.745.70 .27 ~644.765,25
b2 22222222 23 '.bth"'.hi" 222222222 2% 1) L2 22 1] i'.'."i.'.'ﬁ
483,935.000 24.877.700.56 15.839.996.85  15.69 -8.937.703.71
. 3.675.218.72 15.653.856.84 72 -8,021.361.8
>> SPAIN ’
T awaan . . .
'CONSUMER DISCRETIONARY SPECTALTY RETAIL
711131904 INDITEX EURD.15
6774 23.800.000 17.863934 425161.63 20.500000 487.900.00 0.48 62.738.37
15.817573 376,458.23 20259099 482.166.56 0.02 108:708:33
23,800.000 425,161.63 ' *'487.,900.00 .48’ 62.738.37
376.458.23 482,166.56 0.02 105.708.33
23,800.000 : 425,161.63 487,900.00  0.48 62.738.37
: 376.458.23 482.166.56 0.02 105,708.33
FINANCIALS BANKS
550190904 BBVA (BILB VIZ ARG) EURD. 49
8174 61,700.000 14.539307 897.075.26 7.560000 466,452.00 0.46 ~430.623.26
13.328203 822.350.14 7.471160 460.970.60 0.0z -361,379.54
STATE STREET.
T8T1C ‘ — PABE: 26
usd.. CONPOSITE —- AS~OF DATE: 30SEPDZ
» ACCOUNT T POSTTION. APPRA!SAL ‘
ASSET 1D ASSET DESCRIPTION “I0L RATE nATunxrv.oArz' MKT PRICE
UNITS LOCAL . UNIT.COST ' . . JOTAL COST UNIT PRICE . ~ . MARKET VALUE. X CURR. UNREAL GN/LS
ORIGINAL FACE  BASE. . 'UNIT COST . *' ' TOTAL COST UNIT PRICE  : = MARKET VALUE. X FUND ~ UNREAL GN/LS
570594903 BCO SANT CENT HISP EURD.50(REED) e e L _
6T44. 572,256.000 u 1396322 - 4.347.040.64 " '5.170000 .- 2,958,563.52 2.93 . -1,388,477.12
, [ T “4:310,166.02 5.109246 ~'2.923,796.65 0.13 -1.,386,369.37
633,956.000 ’ 5,244,115.90 3.425,015.52 3.39 ~1,819,100.38
5132,516.16 3.384.767.25 0.16 ~1.747.748.91
633.956.000 5.244,115.90 3.425.015.52 3.39. -1,819.100.38
5.132.516.16 3.384.767.25 916 -1,747.748.91
TELECOMMUNICATION SERVICES DIVERSIFIED TELEconnunchTxou
573252905 TELEFONICA SA
6744 420,859,000 14.019531 5. *900. 245.98 7.540000 3,173.276.86 3.14 -2.726.969.12
13655260 5.746.9 7.451395 3/135.986.84 0.14 -2,610.952.12
sT 16.390.000 19.356173 ‘317.247 67 7540000 123.580.60 0.12 ~193,667.0
17.474202 286,402.17 7351395 122.128.37 0.01 1en 25380
437245000 6.217.493.65 3.206.857.46 3.2 22920.636.19
6.033.341.13 3258,115.21 0.15 ~2,775:225.92
437,249.000 6,217.493.65 3.296.857.46 3.27 ~2,920,636.19
6.033.341.13 3,258,115 21 0.15 -2.,775.225.92
437,249.000 6.217,493.65 3,296,857.46 3.27 ~2.92 920, ggg .19
RAARAARRRAA DN ‘eaeaina:}o}% 23;?23}1555} 9515 T Oi'*“"*'
1.095.005.000 11.886.771.18 7.209.772.98 7.14 -4.676,998.20
11.542315.52 7.125,049.02 033 -4,417,266.50
>> FINLAND
L2222 22 7
INFORMATION TECHNOLOGY COMMUNICATIONS EQUIPMENT
590294906 NOKIA (AB) ©OY EURO.06
6T44 155,087.000 22.319494 3.461.463.44 13.450000 2.085,920. ~1,375.543.29
20.264228 3.142.718.32 13.291945 2.061.407. -1.081.310.37
6774 84,.600.000 42.332202 3,581,304.28 13.450000 1.137.870. —2.443,434.28
37.791387 3.197.151.33 13.291945 1.124,498.58 -2,072.652.74
H TeorIiiiic: srrrrrzeo: SR N k3
233.687.000 7.042.767.72 3.223,790. 1% iSTATE SAREET;




6T1C .~

DC RETIRENENT BOARD.—COMPOSITE -

. PAGE: 27
usp — COMPOSITE — AS~OF DATE: 30SEPO2
ACCOUNT POSITIOR APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
URITS LOCAL UNIT COST JOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE - MARKET VALUE FUND UNREAL GN/LS
239,687.000 7.042,767.72 3.223.790.15 3.19 -3.818,977.57
6.339,869.65 3,185,906.54 0.15 -3.153,963.11
239,687.000 7.042,767.72 3.223.790.15 3.19 -3,818,977. 5;
6,339,869.65 3.185,906.54 0.15 -3,153,963.1
MATERIALS PAPER & FOREST PRODUCTS
505125906 UPM KYMMENE OY NPV
67174 10,700.000 33.207964 355.325.22 27.800000 297.460.00 0.29 -57,865.22
29.524022 315,907.04 27.473315 293,964.47 0.01 -21,942.57
10,700.000 355,325.22 297.460.00 0.29 ~-57,865,22
315,907.04 293,964.47 0.01 -21,942.57
10,700.000 355,325.22 297,460.00 0.29 ~57,865.22
315,907.04 293,964.47 0.01 -21,942.57
AAAEARRRAES IS esrey 0""'..'*" hhh OQ.QQQQQQ.QQQ
250,387.000 7.398.092.94 3.521,250.15 3.49 ~3.876,842.79
6,655,776.69 3.479.871.01 0.16 -3,175.905.68
>> FRANCE
ARRNRN
CONSUMER DISCRETIONARY AUTO COMPONENTS
458836004 HICHELIN(CGDE) EURZ(REGD)
6174 1,575.000 3.500000 2,762.50 28.420000 44 761.50 0.04 -8,001.00
30 242851 47 632.49 28.086029 4.235.50 0.00 ~3.396.99
1,575.000 52,762.50 44,761.50 0.04 —0.001 00
47.632.49 44,235.50 0.00 3,396.99
CONSUMER DISCRETIONARY AUTOMOBILES

TIC

BC RETIREMENT BOARD —COMPOSITE

PAGE: 28
usp — COMPOSITE — AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET YALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND ~ UNREAL 6N/LS
) 471279901 RENAULT (REGIE_NATIONALE) EUR3.81
6774 10, 300.000 50.091237 515,939.74 43.590000 448,977.00 0.44 -66.962.74
44.972220 463,213.87 43.077762 443,700.95 0.02 -19,512.92
10,300.000 515,939.74 448,977.00 0.44 ~66,962.74
463,213.87 443,700.95 0.02 -19,512.92
CONSUMER DISCRETIONARY HOTELS RESTAURANTS & LEISURE
585284904 ACCOR EUR3
6774 6,400.000 46.980002 300,672.01 29.550000 189.120.00 0.19 ~-111,552.01
41.747348 267,183.03 29.202750 186.897.60 0.01 -80,285.43
6.400.000 300.672.01 189.120.00 0.19 -111,552.01
267.,183.03 186.897.60 0.01 -80,285.43
CONSUMER DISCRETIONARY MEDIA
483477907 YIVENDI UNIVERSAL EUR5.5
6774 28,600.000 35.914090 1,027.142.98 11.350000 324.610.00 0.32 -702,532.98
32.349115 925.184.69 11.216623 320.795.42 0.01 ~604,389.27
599711900 TF1 TV FRANCAISE EURO.20
6774 6.100.000 69.316608 422,831.31 21.490000 131,089.00 0.13 -291,742.31
60.115592 366.705.11 21.237465 129,548 .54 0.01 -237.156.57
34,700.000 1.449,974.29 455.699.00 0.45 -994,275.29
1,291,889.80 450.343.96 0.02 -841.545.84
CONSUMER DISCRETIONARY TEXTILES & APPAREL
406141903 LVHH MOET HENNESSY EURD.30
6774 3.800.0 0.004450 342.016.91 36.900000 .14 -201,796.91
80 954468 307,626.98 36.466378 .01 —159,054‘71
3.800.000 342.016.91 0.14 -201.796.91
307.626.98 01 -169 054.74
56.775.000 2,661.365.45 127 —1 382 587 95
2.377,546.17

6
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ACCOUNT POSITION APPRA]SAL

PAGE: 29
AS—OF DATE: 30SEPOZ

ASSET DESCRIPTION

_ASSET 1D e~ RATE . - MATURITY DATE  MKT PRICE
s UNITS.  LOCAL.. .. UNIT. COST ° . TOTAL €OST - UNIT PRICE - MARKET VALUE % CURR UNREAL GN/LS
. ORIGINAL FACE . ; BASE.... UNIT COST  TOTAL COST UNIT PRICE .- MARKET VALUE. X FUND UNREAL GN/LS
consunzn STAPLES " FOOD: & DRUG RETAILING
.. 564156909 CARREFOUR . . EUR2.50 Lo
6T747 3,100.000 53.751332 166.629.13 40600000 125,860.00 0.12 -40,769.13
50.359245 156,113.66 40.122899 124,380.99 0.01 ~31,732.67
3,100.000 166.629.13 125,860.00 0.12 -40,769.13
_ 156.113.66 124.380.99 0.01 -31.732.67
CONSUMER STAPLES FOOD PRODUCTS
. 598181907 .  DANONE . EUR1
6T74 2.400.000 153.643171 368,743.61 122.000000 292.800.00 0.29 ~75.943.61
139.419012 334,605.63 120.566346 289.359.23 0.01 ~45.246.40
2.400.000 368,743.61 292.800.00 0.29 ~75,943.61
: 334.605.63 289.359.23 0.01 ~45.246.40
5,500,000 535,372.74 " '418.,660.00 0.41 -116.712.74
490.719.29 413.740.22 0.02 ~76.979.07
ENERGY OIL & GAS i
: 490541000 oJOTAL FINA ELE EUR10 SERIE B -
6T44 58,740.0 . 114.074248 6.700.721.31 133.200000 7.824,168.00 7.75 1.123,446.69
115648072 6.793.167.75 131.634731 7.732.224.12 0.36 939.056.37
58,740.000 6.700.721.31 ) 7.824.168.00 7.75 1.123,446.69
6.793.167.75 7.732.224.12 0.36 939.056.37
58,740.000 6.700.721.31 7.624.168.00 7.75 1.123,446.69
6.793.167.75 7.732.224.12 0.36 939.056.37
FINANCIALS BANKS
STATE STREET.
6T1C "¢ | RETIREWENT agAko —couposxTz ' PAGE: 30
Usp AS—OF DATE: 30SEPDZ2
ACCOUNT Posxrlon APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE. - MATURITY DATE - MKT PRICE
g UNITS  'LOCAL. . UNET COST 1i:-- TOTAL COST UNIT PRICE .. MARKET VALUE. X CURR UNREAL GN/LS
ORIGINAL FACE - -BASE. . UNIT COST %17 TOTAL €OST UNIT PRICE - .- MARKET VALUE . X FUND UNREAL GN/LS
..~ 730968906 BNP PARIBAS : EUR2 :
6174 6.700.000. "41.944951 281,031.17 32.980000 - 220.966.00 0.22 ~60,065.17
40.996791 274.678.50 321592443 218369.37 0.01 -56.309.13
6.700.000 201.031.17 S 220, 966.00 0.22 -60.065.17
274.678.50 218,369.37 0.01 ~56.309.13
FINANCIALS INSURANCE
708842901 AXA EURZ.29
203, 358.000 27.674147 5,627.759.24 9 930000 2.019.344.94 2.00 -3,608,414.30
28.869475 5.870.838.68 813310 1.995.615.08 0.09 ~3.875.223.60
203,358.000 5,627.759.24 2.019.344.94 2.00 ~3.608.414.30
5.870.838.68 1.995.615.08 0.09 -3.875.223.60
210,058..000 5,908,790, 41 2.240,310.94 2.22 ~3,668,479.47
1145.517.18 2.213,984.45 0.10 -3.931.532.73
HEALTH CARE HEALTH CARE EQUIPMENT & SUPPLI
721247906 ESSILOR INTL EURO. 35
6774 4.500.000 40.556907 182,506.08 41.040000 184,680.00 0.18 2.173.92
36.503273 164,.264.73 40.557728 182.509.78 0.01 18.245.05
.500.000 182,506.08 184.680.00 0.18 2.173.92
4 165:384.73 182.509.78 0.01 18,245.05
HEALTH CARE PHARMACEUTICALS
473661906 AVENTIS SA EUR3.82
6T44 115,360.000 50.773984 5,857,286.81 53.000000 6.114,080.00 65.06 256.793.19
53.223994 6.139.919.93 52.377183 6.042,231.82 0.28 ~97.688.11
567173901 SANOF1 SYNTHELABO EURZ
6174 28,600.00 148952 1.720.260.02 57.050000 1.631.630.00 1.62 -88,630.02
54 634073 1,562.534.49 56.379590 1,612.456.% o7 49,921.79
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